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The minimization of e2 with respect to +(X) for a given e(y) yields 
Then, for k ? 1
Step 2: calculate @k(X)= E[8k-l(Y)lX]
Step 3 
E.YE(xilk) = [,f(~i) -~~f(.~j)]2 +~02
(A4)
j=l-klz
The first term in the right hand of Eq. A4 can be expanded using a Taylor series as The optimal span kcl, is determined by minimizing the Eq.
A6 as (A7)
The procedure for minimization is to select several (4 to 7) discrete values of k in the range 0< k s n and calculate . . i 30
